Distributed Optimization Based on a Multiagent System Disturbed by General Noise.
A distributed optimization problem based on a continuous-time multiagent system (MAS) disturbed by general noise is considered in this paper. The general noise, under some relaxed assumptions, which may be a stationary process, is proposed to describe the disturbance among agents more accurately. The noise-to-state (NOS) stability of the concerned MAS is analyzed based on an improved theoretical result of random differential equations. Furthermore, the relative sufficient conditions in the form of linear matrix inequality are developed with less conservatism, from which the minimum estimation error between the optimal solution and the NOS stable state of the proposed MAS with general noise can be obtained by choosing some appropriate distributed optimization parameters. One example is used to verify the effectiveness of the proposed approach.